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achieved.  Roughly  speaking,  we  move  out  of  the  parameter 


estimators,  a  ,  which  are  consistent  in  the  sense  that 
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polynomial  apline,  with  knots  at  the  observation  points 


from  independent  observations 


willing  to  make  for  V) . 


What  does  the  least  squares  estimator,  o  ,  look  like? 


Theorem.  Since  t(x)  is  periodic,  the  bound  c'emanded  in  1 
above  will  be  achieved  when  t(x)  is  sufficiently  close  to 
g(x)  on  I-r,rl.)  Finally, 


for  sone  sufficiently  larye  tv  (also  independent  of  n  and  j).  6.  F  Distribution  function  of 


<x) J  dx  subject  to 


which  is  "one  half"  of  (A. 17).  For  the  other  half,  write 
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